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If you have any questions concerning this report, please do not hesitate to call.
Sincerely,

Kenneth R. Jackson

Cc: Scott Elliott, Esq.
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South Carolina Electric & Gas Company
Risk Management Program Adjustments

For December 2009
Docket 2006-144-G Docket 2006-5-G Inception To
Order 2006-331 Order 2006-679 Current Month Date

Broker Fees 579.00 20,703.57 349.44 21,632.01
Software - 133,897.64 - 133,897.64
Subscriptions - 103,500.00 - 103,500.00
Labor - 78,408.20 2,410.07 80,818.27
Carrying Cost - 307,648.94 31.78 307,680.72
Non Hedging Addition to Cost of Gas 579.00 646,305.28 2,791.29 647,528.64
Hedging Additions / (Subtractions) 2,337,480.00 42,571,450.80 1,293,013.20  46,201,944.00
Total ' 2,338,059.00 43,217,756.08 1,295,804.49 46,849,472.64

Interest Rate 0.3737%
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JSBE&GLAST MONTH

Database: Zainet Merant Prod

SCE&G December 200% Results

14JAN10 15:43
a/o 31DEC09

Trade Date PUT/CALL LOTS Month Strike Price Trade Price Market Price Total Cost Current Value Mark to Market
03JUN08 1.30 O01DEC09 0.00 - 11.3585 4,486 {150, 605.00) 58,319.00 . (92,287.00)
10JUNO8 1.30 01DECO9 0.00 11.731 4.486 {152,503.00) 58,318,00 . (94,185.00)
17JUN08 1.20 DLDECOS 0.00 .. 12.110 4.48% {145,320.00) 53,832.00 (91,488.00
24JUNOB 1.30 0O1DECO9 0.00 12.415 2.486 (161,395.00) 58,318.00 (103,077.00
01JUL0O8 1.30 O0lDECO9 .00 12.677 4,488 (164,798.40} 58,318.00 (106,480,40
0BJULOS 1.20 01DECO9 0.00 12.196 4.486 {146,352.00) 53,832.00 {92,520.00
15JULO8 1.30 O0lDECOS 0.00 11.807 4,486 {153,491.00) 58,318.00 {95,173.00
220UL08 1.30 Q1DEC09 .00 10.680 4.486 (138,840.00) . 58,318,00 (80,522.00
29JUL08 1.20 01DECO9 0.00 10.154 4.48% (121,852.80) 53,832.00 - (88,020.80)
02DECO8 CALL 2.00 OlDECO9 9.25 0.77¢0 0.000 {15,400.00) 0.00 {15,400.00
09DECO8 CALL 1.00 "01DEC09. 8.95 0.720 0.000 (7,200.00} qa.oo0 (7,200.00
16DEC08 CALL 2.00 01DECOS 8.70 0.720 0.000 {14,400.00) 0.00 {14,400.00
23DEC08 CALL 1.00 OlDECO9 8.30 0.690 0.000 (6,900.00) 0.00 (6,900.00
30DECOB CALL 2,00 O1DECO® 8.75 Q.700 0.000 (14,000.00) 0.00" (14,000.00
D6JANDS CALL 2.00 O1DEC0D9 © 9,05 0,750 0.000 (15,000.00) ¢.00 (15,000.C0
13JANOY CALL 2.00 O1iDECO9 8.30 "0.670 0.000 {13,400.00) 0.00 {13,400.00
20JANOS CALL 1.00 01DECO9 7.80 0.630 0.000 (6,300.00) 0.00 {6,300,00
27JANOY CALL 2.00 01DECO9 7.85 0.640 0.000 (12, 800.00) 0.00 {12,800.00
O03FEBO9Y . CALL 1.00 0O1DECOS 7.30 0.630 0.000 (6,300.00} 0.00 (6,300.00
10FEB0Y CALL 2.00 Ol1DECO9 7.25 0.650 0.000 (13,000.00) 0.00 {13,000.00)
17FEB0O9 CALL | 2.00 01DECO9 7.00 0.570 0.000 (11,400.00) 06.00 (11, 400.00}
24FEBO9 CALL 2.00 O1DECOS 6.80 0.580 0.000 {11,600.00) 0.00 (11,600.00
O3MAROY CALL 1.00 OlDECOS 6.95 0.560 ¢.000 (5,600.00) 0.00 (5,600,00
10MARO9 CALL 2.00 OLlDECO9 €.55 0,550 0.000 {11,000.00) ¢.00 {11,000.00
17MAROS CALL 1.00 OQ1DECO9 6.45 0.530 0.000 (5,300.00) 0.00 (5,300.00
24MAR09 CALL 2.00 01pECO09 6.920 0.590 0,000 (11,800.00) 0.00 {11,800,00)
31MAROS CALL 2.00 0Q1DECD9 6.30 0.550 0.000 (11, 000.00) 0.00 (11,000.00)
07APROY CALL 2.00 01DECOS 6.20 0.53% 0.000 (10,700.00) 0.00 (10, 700.00}
14APROS CALL 1.00 0lDECOS 6.35 0.540 0.000 (5,400.00) Q.00 {5,400.00
21APROS CALL 2,00 OLDECOS 6.20 0.550 0.000 {11, 000.00) 0.00 {11, 000.00
28APROS CALL 1.00 O01DECO0® 6.00 0.520 0.g0a0 (5,200.00) 0.00 (5,200.00
05MAY05 CALL 2.00 O0l1DECD9 6.15 0.540 0.000 (10,800.00) 0.00 110, 800.00
12MAY09 CALL 2.00 O01DECO9 6.65 0.610 0.000 (12,200.00) 0.00 {12,200.00
19MAYO09 CALL 2.00 01iDECO9 6.40 0.875 4.000 {11, 500.00) 0.00 (11,500.00)
26MAY02 CALL 1.00 O01DECO9 6.15 0¢.530 0.000 (5,300.00) 0.00 {5,300.00)
02JUNOS CALL 2.00 O1DECO9 .55 0.590 Q.000 {11,600.00) 0,00 (11,800.00
09JUNG9 CALL 1.00 O1DECO9 6.55 0.580 0.000 {5,800.00) 0.00 (5,800.00
16JUNG9 CALL 2.00 OlDECO9 6.75 0.590 0.000 {11,800.00) 0.00 {11,800.00
23JUN09 CALL 2.60 OlDECOS 6.05 0.580 0.000 {14,560,00) 0.00 {14,560.00
30JUNQ9 CALL 2.00 OLDEC09 6.00 0.570 0.000 {11,400.00) o.oo {11, 4¢0.00)
07JUL09 CALL 1.00 O1DECO9 5,70 0.530 0.000 {5,300.00) 0.00 (5,300.00
14JULO9 CALL 2.00 OClDECO09 5.70 0.500 0.000 {10,000,00) 0.00 (10,000.00
21JUL09 CALL 1.00 O1DECOS 5.95 0,530 0.000 (5,300.00} Q.00 {5,300.00
28JUL09 CALL 1.00 01PECO9 5.60 0.540 0.000 {5,400.00}) 0.00 {5,400.00
28JULO9 CALL 1.00 0O1DECD9 5.60 0.530 0.000 (5,300.00) 0.00 {5,300.00
04A0G09 CALL 2.00 O1DECOS 6.10 0.560 0.000 {11,200.00) 0.00 {11,200,00
11AUGO9 CALL 2.00 O0lDECQO% 5.75 0.550 0.000 " {11,000.00) 0.00 . {11,000.00
18AUG09 CALL 1.00 01DECO9 5.49 0.520 Q.000 {5,200.00) 0.00 (5,200.00
25AUG09 CALL 2.00 OlDECQ9 5.35 0.510 0.000 (10,200.00) 0.00 {10,200.00
01SEP09 CcaLL 1.00 Q1DEC09 5.00 0.465 Q.000 {4,650.00) 0.00 (4,650,00)
08SEPQ9 CALL 2.00 Q1DECOS 4.80 0.460 0.000 (9,200.00) .00 (9,200.00)
15SEP09 CALL .2.00 Ol1PECO09 5.25 0.510 0.000 {10,200.00) 0.90 {10,200.00
22SEP09 CALL 2.00 O1DEC09 5.15 0.520 0.000 {10,400, 00) 0.00 {10,400,00
29SEP0O9 CALL 1.00 O1DECD9 5.85 0.560 0.000 (5,600.00) 0.00 {5,600.00
060CT09 CALL 2.00 01DECOS 5.75 0.500 0.000 (10,000.00} 0.00 (10,000.00
130CTO09? CALL 1.00 0lDECOS 5.45 0.425 0.000 {4,250.00) 0.00 (4,250,00)
200CT09 CALL 2.00 OQlDECO09 5.85 0.430 Q.000 {8,600.00) 0.00 . (8, 600.00})
270CT09 CALL 2.00 O1DECOS 5.25 0.320 ¢.000 {6,400.00) 0.0¢ (6,400.00
03NOVOS CALL 2.00 O1DECO0S 4.90 0.300 0.000 {6,000.00) 0.00 (6,000.00
LONQV09 CALL 1.00 O01DEC09 4.50 0.200 0.000 {2,000.00} 0.00 (2,000.00)
17NOVO09 CALL 2.00 O01DECO% 4,65 0.1860 0.000 (3,200.00) 0.00 (3,200.00)
97,00 *01DECO9 {1,804,417.20) 511,404,00 (1,2935013.20)
97.00 {1,804,417.20) 511,404.00 (1,293,013.20
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290EC09 -15,00 0LlJAN10 0.0000 5.8100 5.8140 871,500.00 {872,100.00) {800.00}

Version: 603, Build: 6602DK Database: Zainet Merant_Prod . a/o 31DECO0S
SCELG Outstanding Positions

Trade Date PUT/CALL LOTS Month strike Price Trade Price Market Price Total Cost - Current Value Mark to Market

01JUL08 1.10 01JANIC 0.0000 12.8981 .5.8140 {141,879,10} 63,954.00 {77,925,10)

08JULOS 1.10 O01JANLO 0.0000 12.4193 5.8140 {136,812.30) . 53,954;00 {72,658.30)

15JULOS 1.106 01JaN10 0.0000 12.0370 5.8140 {132, 407.00) 63,954.00 (68,453.00)

22JUL08 . 1.00 01JAN10O 0.0000 10.9050 5.8140 (10%,050,00) 58,140.00 (50,210.00)

29JU0L08 1.10 01JAN10 T 0.0000 10.4144 5.8:40 - (114,558.40) -63,954.00 (50,604 .40) !
30DECO8 CALL 2.00 01JAN10O 9.0000 0.7500 0.0000 (15,000.00) | 0.00 (15,000.00) i
06JANOS CALL 1.00 01JAN1O 9.4000 0.7800 0.0000 (7,800.00) 0.00 - (7,800.00) :
13JaN09 CALL 2.00 OlJAN1O 8.7000 0.7100 0,0000 .{14,200.00} C 0.00 {14,200.00)
20JANOS CALL 1.00 01JANLO 8.4000 0.5400 0.0000 {6,400.00) 0.00 {6;400.00) ‘
27JANOS CALL . 2.00 01JAN10 8.3000 0.6300 0.0000 (13,200.00! . ' 0.00 (13,200.00} :
Q3FE309 ’ CALL 1.00 01JAN1O 7.8000 0.6300 0.0000 {6,300.00) : 0.00 (§,300.00)

10FEBO9 CALL 2.00 O01JAN1O 7.6000 0.6800 8.0000 . {13, 600.00) - 0.00 {13,600.00)

17FEB09 CALL 1.00 01JaN1D 7.3000 0.6100 T 0.0000 (6,100,00) . 0.00 (6,100.00)

24FEROY CALL 2.00 01JANLO 7.3000 0.5700 0.0000 - (11,400.00) 0.00 (11, 400.00) ) ;
Q3MARCS CALL 1.00. 01JAN1O 7.2500 0.8000 0.0000 (5,000.00} 0.00 {6,000.00) |
10MAROY CALL 2.00 01JAN10 6.9000 0.5800 0.0000 (11,8600.00) 0.00 {11,600.00)

L7MAROS CALL 1.00 01JAN10 6,8000 0.5550 0.0000 (5, 556.00) 0.00 : {5,550.00}

24MAROS CALL 2.00 01JAN10O 7.3000 . 0.6100 0.0000 (12,200.00) 0.00 {12,200.00)
31MAROS CALL 1.00 01JAaN10 6.7500 0.5700 0.0000 (5,700.00) .00 (5,700.00) ;
O7APROY CALL 2.00 QlUANIO 6,7000 " 0.5500 0¢.0000 {11, 000.00) 0.00 (11,000.00)
14APRD9 CALL 1.00 O01JAN10 6.6000 0.5700 0.0000 - {5,700.00} 0.00 (5,700.00)

21APRO9 CALL 2.00 01JAN10 6.5500 0.5800 0.0000 (11, 600.00) 0.00 (11,600.00)

28APROQ CALL 1.00 O01JAN10 6.3000 0.5500 0,0000 (5,500.00) Q.00 {5,500.00) ;
05MAYQ9 CALL 2.00 01JaN10 6.4800 0.5700 - 0.0000 {11,400.00) 0.00 {11,400.00} |
12MAYO0S CALL 1.00 01JAN10 6.9500 . 0.s6400 0.0000 {6,400.00} 0.00 {6,400.00}
19MAY09 CALL 2.00 01JANIO 6.8000 0.6000 0.0000 (12,000.00) 0.00 {12,000.00}
26MAY09 CALL - 1.00 01JAN10 6.5500 0.5700 0.0000 (5,700,00) 6.00 (5,700.00}) :
02JUN09 CALL 2.00 O0l1JANILO 7.0000 0.6200 0.04g00 {12,400,00) . 0.00 {12,400.00)
09JUNOS CALL 1.00 01JAN10O 6.9500 0.6100 0.04000 (6,100.00) 0.00 : (6,100.00) P
16JUNOY CALL 2.00 01JAN1O 7.1000 0.6200 0.0000 {12,400.00) 0.00 (12,400.00)
23JUNO9 CALL 1.70 (01JAN1O 6.4000 0.5900 0.0000 (10,030,00) 0.00 (10,030.00)
30J0NOQ CALL 2.00 01JAN10 6,4500 0.5900 0.,0000 (11,800.00} 0.00 {11,800.00) I
07J0L09 CALL 1.00 01JANO 6.1500 0.5400 0.0000 {5,400.00} 0.00 R (5,400.00}
14J0L09 CALL 2.00 OlJAN1O 6§.1000 0.5300 0.0090 {10,800,00) 0.00 {10,600.900)
21JUL09 CALL 1.00 O1JANiQ . 6.3000 0.5800 0.0000 {5,600.00) 0.00 {5,600.00} :
28JULCS CALL 2.00 O01JAN1Q " 6.0500 0.5600 0.0000 111,200.00) 0.00 (11,200.00}

04AUGCS CALL © 1.00 01JAN1Q 6.4500 0.5900 0.0000 (5,900.00) 6.00 (5,900.00)

11AUGCS CALL 2.00 Q1JAN10 6.1500 0.5700 0.0000 {11,400.00) 0.90 (11,400.00)

18AUG0S CALL 1.0¢ Ol1JAN1O 5.8%00 0.5500 0.0000 (5,500.00) 0.00 (5,500.00)

25AUG09 CALL 2.00 01JAN10O 5.7500 0.5400 0.0640 '{10,800.00) 1,280.00 (9,520.00)

01SEP09 CALL 1.00 01JAN10 5.4000 0.5100 0.0000 {5,100.00) 0.00 (5,100.00)

0BSEPOS CALL 2,00 01JANIC 5.2500 0.4900 | 0.5840 {9,800.00) 11,280.00 1,480.00 /
15SEP09 CALL 1.00 O1JAN1Q 5.7000 0.5400 0.0000 {5,400.00} 0.00 {5,400.00)
22SEP09 CALL ’ 2.00 01JAN10Q 5.6000 0.5500 0.2140 (11,000.00) 4,280.00 {6,720.00) ¢
23SEPQS CALL 1.00 O1JAN1Q 6.0100 0.5800 0.0000 (5,800.00) 0.00 {5,800.00)
060CT09 CALL 2.00 01JAN10 6.0500 0.6000 0.0000 {12,000.00) 0.00 {12,000.00) ,
13cCT08 CALL 1.00 01JAN10 $.8000 0.5300 0.0000 (5,300.00) 0.00 (5,300.00)
200CT09 CALL 2.00 01JAN10 6.1500 0.5500 0.0000 {11,000.00) ) 0.00 {11,000.00}
270CT09 CALL 1,00 01JAN1O 5.6000 0.4600 0.0000 (4,6800.00) 0.00 (4,600.00} H
03NovV09 CALL 2.00 01JaN10 5.2000 0.4400 0.0000 (8,800.00) - 0.00 (8,800.00)
10N0V09 CALL 1.00 010AN10O 4.8500 0.3750 0.,0000 (3,750.00) . 0.00 (3,750.00) :
17NOVO9 CALL 2.00 OQlJAN10 5.0000 0.3900 0.0000 {7,800.00} 0.00 (7,800.00)
24NOV09 CALL 1.00 01JANLO 4.7500 0.3300 0.0000 {3,300.00) 0.00 {3,300.00) ;
01DECO9 CALL 2.00 O1JAN1O 4.7000 0.3000 0.0000 {6,000.00} 0.00 {6,000.00)

08DECOY CALL 1.00 O1lJAN1O 5.0000 0.3000 0.0000 {3,000.00} 0.00 (3,000.00)
1SDECO2 CALL 2.00 OlJAN1O 5.4500 0.2450 ¢.0000 (4,800.00) ¢.00 (4,900.00} §
22DEC09 CALL 1.00 O0lJAN10Q 5.6000 0.2100 0.2140 (2,100.00} 2,140.00 40.00

28DECO9 1.00 0lJaN10 0.0000 5.4000 5,8140 {54,000.00) 58,140.00 4,140.00

28DECO9 1,00 ©QLJAN1O ¢.0000 5.7000 5.8140 {57,000.00) 58,140.00 1,140.00
28DECO9 1.00 01JAN1D 0.0000 5.8000 5.8140 {58,000,00) 58,140.00 140.00
28DECO9 1.00 01JaN1D 0.0000 5.6000 5.8140 {56,000.00) 58,140.00 2,140.00
28DECO? 2,00 01JAaN10 0.,0000 5.2000 5.8140 {104, 000.00) 116,280.00 12,280.00
28DECO9 : 1.00 01JAN1O 0.0000 4,8500 . 5.8140 {48,500.00) 58,140.00 9,640.00
29DECO9 2.00 01JaN1Q 0.0000 5.0000 5.8140 {100,000.00} 116,280.00 16,280.00
28DECO9 1.00 Q1JAN1O 0.0000 4.7500 5.9140 (47,500.00) 58,140.00 10,640.00
28DECOS 2.00 OLJANLO 0.0000 4,7000 5.8140 (94,000.00) 116,280.00 22,280.00
28DEC0S 1.00 01LJANLO 0.0000 5.0000 5.8140 (50,000.00) 58,140.00 8,140.00
28DEC09 2.00 0LJAN1O 0.0000 5.4500 5.8140 (109, 000.00) 116,286,00 7,280.00 .
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JBE&GOPENPOSITIONS
Database: 2Zalnet_Merant_Prod

SCE&G Outstanding Positions

Strike Price Trade Price Market Price Total Cost

14JPN1C 16:16
a/o 31DECO3

Mark to Market

Trade Date PUT/CALL LOTS Current Value

84.10 *0lJANIO (974,135,80) 332,936.00 (641,200.80)
29JULO8 0.90 O01FER1Q0 0.6000 10.3784 5.5720 {93,405.60) 50,148.00 (43,257.60)
03FEBO9 CALL 1.00 O1FEB1O 8.90500 0.6200 0.0030 {6,200.00) 30.00 (6,170.00)
10FEBOY CALL 1.00 O01FEB1O 7.7000 0.6700 0.0080 {6,700.00) B80.00 {6,620.00)
17FEBO9 CALL 2.00 OlFEB10O 7.5000 0.6200 0.0110 {12,400.00) 220.00 {12,180.00)
24FEBCY CALL 1.00 Ol1FEB1¢ 7.4000 0.6000 0.0130 (8,000,00) 130.00 (5,870.00)
03MARQ9 CALL 1.00 O1FEB1Q 7.4500 0.5850 0.0120 {(5,850.00) 120.00 (5,730.00)
10MARCS CALL 2.00 O01FEB10 7.1500 0.5800 0,0220 {11,600.00) 440.00 (11,160.00)
17MAR09 CALYL 1.00 O0LFEB10 6.9500 8.5500 ¢.0330 {5,500.00) 330.00 -13,170.00)
24MARQY CALL 1.00 O01FERLO 7.5000 0.6000 0.0110 {6,000.00) 110.00 {5,8%0.00)
3IMAROS CALL 2.00 0Ol1FEBlO - 7.0000 0.5700 0.0300 (11, 400.00) 600.00 (10,800.00)
07APROY CALL 1.00 01FE310 6.9000 0.5650 0.0360 {5,650.00) 360.00 {5,290.00)
14APRO9 CALL 1.00 01FEB10 6.8500 0.5600 0.0400 (5,600.00) 400.00 {5,200.00}
21APR0O9 CALL 2.00 01FEB10 6.7600 0.5800 0.0530 {11,600.00} 1,060.00 {10, 540.00)
28APRO9 CALL 1.00 OlFEB10 6.5000 0.5600 0.0783 {5,600.00} 763.00 (4,837,00)
0SMAYO9 CALL 1.00 01FEB1D 6.6500 0.5800 0.0581 (5,800.00) 581.00 (5,219.00)
12MAYQ3 CALL 2.00 O01FEBIC 7.1500 0.6400 .0,0220 7 {12,800.00) 440.00 (12,360.00)
1SMAYO09 CALL 1.00 01fFEB10 6.9000 0,5350 0.0360 (5,950.00} 360.00 {5,590.00)
26MAY09 CALL 1.00 O01FEB10O 6.7500 0.5800 0.0480 (5,800.00) 480.00 {5,320.00)
02JUNO9 CALL 1.00 O01FEB10 7.1500 0.6300 0.0220 (%,300.00} 220.00 (6,080.00)
09JUNQ9 CALL 1.00 OIFEB1O 7.1000 0.6200 ¢.0223 (6,200.00) 223.00 (5,977.00}
16JUNQ9 CALL 1.00 01FEBLO 7.2500 0.6300 0.0180 (6,300.00) 180.00 (6,120.00)
23JUNQS CALL 1.60 Ol1FEBLC §.5400 0.5900 0.0897 {9,440.00) 1,115.20 (9,324.80)
30JUN0O9 CALL 1.00 O1FEB1O 6.6000 0.5900 0.0637 {5,900.00) €37.00 (5,263.00})
07JULOS CALL 1.00 O01FEB10 " 6.3000 0.5400 0.108¢0 (5,400.00) 1,080.00 {4,320.00)
14JUL09 CALL 2.00 01FfEB1O 6.2500 0.5300 0.1180 (10,600.00) 2,360.00 (8,240.00)
21JUL09 CALL 1.00 QLlFEB10 6.4500 0.5600 0.0910 (5,600.00) 910.00 {4, 690,00)
28JULOS CALL 1.00° "O1FEBLD 6.2500 0.5500 0.1180 (5,500.00) 1,180.00 {4,320.00)
04AUGOS CALL 2.00 OQlFEBIO 6.8500 0.5900 0.0581 {11,800.00) 1,162.00 (10,638.00)
11A0G09 CALL 1.00 O1FEB1O 6.3000 0.5800 0.1080 {5,800.00) 1,080.00 (4,720.00}
18AUGC9 CALL 1.00 O1FEB1Q €.0800 0.5500 0.1511 (3,500.00) 1,511.00 (3,989.00)
25AUG09 CALL 2.00 01FEBlO 6.0000 0.5400 0.1775 {10,800.00) 3,550.00 (?7,250.00)
01SEP09 CALL 1.00 0QlFEB10 5.6000 0.5.00 0.3230 (5,100.00) 3,230.00 {1,870.00)
08SEPO9 CALL 1.00 O01FEBIO 5.5000 0.5000 0.3700 (5,000.00} 3,700.00 {1,300.00)
15SEPO9 CALL 2.00 O1FEBR1l0O 5.8500 0.5300 0.2240 (10, 600,00} 4,480.00 {6,120.00)
22SEP09 CALL 1.00 OlFERLO 5.8000 0.5500 0.2415 {5,500.00) 2,415.00 (3,085.00)
28SEP09 CALL 1.00 O1FEB1O 6.1900 0,5900 0.1282 {5,900.00) 1,282.400 (4,618.00)
060CT0S CALL 2.00 O01FEB10 €.3000 0.6100 0.1080 {12,200.00) 2,160.00 {10,040.00)
130CT09 CALL 1.00 O01FeEBlO 5.9000 0.5%00 0.2080 {5,9200,00) 2,080.00 (3,820.00)
200CT09 CALL 1.00 OlFEB10 6.2500 0.6200 0.1180 (%,200.00) 1,180.00 (5,020.00)
270CT09 CALL 2.00 O1FEB10 5.6500 0.5500 0.3010 (11,000.00} 6,020.00 (4,980.00
03NOV09 CALL 1.00 O1FEB1O 5.2500 0.5300 0.5110 (5,300,00) $,110.00 {190.00)
10NOV09 CALL 1.00 O1FEB1D 4.9500 0.4600 0.7200 (4,600.00) 7,200.00 2,600.00
17N0V09 CALL 2.00 OlFEB10 5.0500 0.5000 0.6460 {10,000.00) 12,92¢6.00 2,920.00
24NOV09S CALL 1.00 O1FEB1O 4.8500 0.4300 0,7980 {4,300.00) 7,980.00 . 3,680.00
01DECO09 CALL 1.0 O01FES10 4.8000 0.4400 0.8380 {4,400.00) 8,380.40¢0 3,980.00
QgDECO9 CALL 2.06 O01FE810 5,1000 0.4600 0.85100 {8,200.00) 12,200.00 3,000.00
15DECO9 CALL 1.00 O01FEB10 5.5000 0.4600 0.3700 (4,600.00) 3,700.00 (800.00}
22DEC09 CALL 1.00 0lFEB10 5.6500 0.4600 0.3010 (4,800.00) 3,010.00 (1,590.00)
29D2C09 CALL 2.00 " O1FEB10Q 5.9500 0.3700 0.1920 (7,400.00) 3,840.00 (3,560.00

63.50 *O1FEB10 (440,795.60) 162,747.20 (278, 048.40)
G3MAROS CALL 1.00 OIMARILQ 7.5000 " 0.8000 0.0520 {6,000.00) 520.00 {5,480.00)
10MRRO9 . CALL 1.00 0iMAR1O 7.2500 0.5500 0.0700 {5,500.00) 700.00 {4,800.00)
17MRAR09 CALL 1.00 OIMARIO $.9500 0,5500 0.09%0 {5,500.00) $90.00 (4,510.00)
24MAR0O9 CALL 1.00 O1MARI1O 7.5500 0.5900 0.0430 {5,900.00) 490.00 (5,410.00)
31MAROQ9 CALL 1.00 O1MAR1OD 7.0500 0.5700 0.0880 (5,700.00) 880.00 (4,820.00)
07APROS CALL 1.0C0 OIMAR1O 7.0000 0.9590 0.0%40 (5,500.00) 940.00 (4,560.00)
14APROS CALL 1.00 OlMARLID 6.9500 0.5600 ¢.0930 (5,600.00) 9920.00 {4,610.00)
21APROY CALL 1.00 OlMAR1O 6.7500 0.5700 0.1250 (5,700.00} 1,25C.00 (4,450.00)
28APROYS CALL 1.00 OiMARI1O $.6000 0.5800 0.1490 (5,500.00) 1,490.00 (4,010.00)
OSMAY09 CALL 1.00 OIMARI1OQ 6.7300 Q.5800 0.1255 (5,800.00}) 1,255.00 {4,545.00)
12MAY09 CALL 1.00 O01MARLQ 7.3000 0.6300 0.0657 {6,300.00) .- 657.00 (5,643.00)
19MAY0Q CALL 1.00 0iMARIQ 7.0500 0.5850 0.0880 {5,850.,00) 880.00 (4,970.00)
26MAY0S CALL 1.00 OIMAR1O 6.9000 0.5700 0.1050 {5,700.00) 1,050.00 {4,650,00)
02JUNQ9 CALL 1.00 O1MARI1OQ 7.1800 0.8200 0.0740 (6,200.00} 740.00 {5,460.00)
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09JUNCS CALL 1.00 OIMARLO 7.2000 0.6100 0.0740 (5,100.00) 740.00 © {5,360.00)
15JUNQ9 .CALL 1.00 DIMAR1O 7.3500 0.6200 0.0520 {6,200.00) 620.00 (5,580.00)
23JUNOS CALL 2.30  O0IMARIC §.5800 0.5%00 0.1490 (13,570.00) 3,427.600 (10,143.00)
30JUNO9 CALL 1.00 O0I1MAR1D §.6500 0.5300 0.1407 (5,900.00} 1,407.00 : {4, 493.00)
07JULO9 CALL 1.00 ODIMARLO 6.4500 0.5400 0.1770 (5, 400.00) 1,770.00 (3, 630.00)
14JULDS CALL 1.00 0IMARIO 6.3500 0.5300 0.1980 {5,300.00} - 1,980.00 (3,320.00)
21JUL09 CALL 1.00 OIMARI1O 6.4500 Q,5600 0.1770 {5,600.00) 1,770.00 (3,830.00}
28JULO9 CALL 1.00 O01MAR1O © 6.3000 0.5400 0.2100 {s,400.00) 2,100,00 © {3,300.00) !
04AUGO9 CALL 1.00 OIMARIO 6.7500 0.5800 0.1250 (5,800,00) 1,250.00 {4,550.00) ;
11AUGOS CALL 1.00 OIMARIO 5.4500 0.5700 0.1770 (5,700.00) 1,770.00 - (3,930.00) i
18AUGDY CALL 1.00 OIMARLO © 6.2000 0.5500 0.2347 {5, 500.00) 2,347.00 (3,153.00)
25AUG09 CALL 1.00 OIMARLO 6.1500 0.5400 0.2480 {5, 400.00) 2,480.00 {2, 920.00)
01SEP09 CALL 1.00 O1MARLO 5.8500 0.4900 0.3420 (4,900.00) 3,420.00 (1,480.00)
08SEPO9 CALL 1.00 OIMAR1Q §.6500 0.5000 0.4190 {3,000.00) 4,190,00 {810.00)
1SSEPOS CALL 1.00 OIMARIG 6.0000 0.5400 0.2920 (5,400.00) 2,920.00 {2,480.00) :
22SEP09 CALL 1.00 DIMARLO. 5.9500 0.5500 0.3076 {5,500.00) 3,076.00° (2,424.00) i
29SEPQ9 CALL 1.00 D0IMARLO 6.3300 0.5800 0.1984 {5,800.00} 1,584.00 {3,816.00)
080CT09 CALL 1.00 OIMARLO 6.3500 0.5900 0.1980 (5, 900.00) 1,980.00 (3,920.00) ;
130CT09 CALL 1.00 OIMAR1O 6.0000 0.5900 0.2920 (5,900.00) 2,920.00 (2,980.00)
200CT09 CALL 2.00 OQIMARLD © 6.3500 0.6200 0.1980 (12,400.00) 3,960.00 (8,440.00)
270CT09 CALL 1.00 OIMARLO 5.7500 0.5350 0.3790 (5,350.00) 3,790.00 (1,560.00)
03NOVO0S CALL 1.00 OLMAR1O 5.4000 0.5200 0.5330 (5,200.00) 5,330.00 130.00
1080V09 CALL 1.00 OIMAR1O 5.1000 0.4700 0.7000 (4,700.00) 7,000,00 2,300.00
17NoV09 CALL 1.00 O1MARLO 5.2000 0.5100 0.6410 {5,100.00} 6,410.00 1,310.00
24NOV09 CALL 1.00 O01MAR1O 4.9500 0.43900 0.7950 _14,900.00) 7,950.00 3,050.00
01DECOS CALL 1.00 OIMARLO 4.9500 0.4900 0.7950 {4,900.00) 7,950.00 3,050.00
0EDECO9 CALL 1.00 0IMARIO 5.3000 0.5050 0.5850 (5,050.00) 5,850.00 800.00
15DEC09 ‘ CALL 1.00 OIMAR1O 5.6500 0.5450 0.4190 {5,450.00) - 4,190,00 {1,260.00)
22DEC09 CALL 1.00 O0IMAR10 5.6500 0.5700 0.4190 (8,700.00} 4,190.00 {1,510,00)
29DECO9 CALL 1.00 OIMAR1O 5.9000 0.5250 0.3240 (5,250,00) 3,240.00 (2,010.00) i
46.30 *01IMAR1O {259,020.00) 114,843,00 {144,177,00) i
|
31MBROS caLL 1.00 01APR10 6.7000 0.5400 0.1950 (5,400.00) 1,950.00 (3,450.00)
07TAPRO9 CALL 1.00 OlAPR1O €.6500 0.5400 0.2040 (5,400.00} - 2,040.00 {3,360.00)
14APROS CALL 1.00 O1APR1C 6.7500 0.5400 0.1860 {5,400.00) 1,860.00 (3,540.00) .
21APRO9 CALL 1.00 O1APR10 6.5500 0.5500 0.2240 {5,500.00) 2,240.00 {3,260.00) !
0SMAYO0S CALL 1.00 O01APRLO 6.5300 0.5600 0.2242 (5, 600.00) 2,242.00 {3,358.00) 3
12MAY09 CALL 1.00 01APRIQ 6.7000 0.6100 0.1950 {6,100,00) 1,950.00 (4,150.00)
LSMAY Q9 CALL - 1.00 01RPRLO 6.7500 0.5800 0.1860 (5,800.00) 1,860.00 (3,940.00) i
26MAY09 CALL 1.00 OLAPR1O 6.7000 0.5450 0.1950 (5,450.00) 1,950.00 {3,500.00)
09JUNO9 CALL 1.00 OLAPR10 6.9500 0.6000 0,1608 (6,000,00) 1,808,00 14,392.00)
23JUN09 CALL 1.70. O1APR1O 6.3800 0.5800_ 0.2575 (9,860.00) 4,377.50 (5,482.50)
300UNO9 CALL 1.00 O01APRIO 6.5000 0.5700 0.2350 (5,700.00) 2,350.00 (3,350.00)
14JULO9 CALL 1.00 O1APR1O §.2000 0.5200 0.3090 {5,200.00) 3,090,00 {2,110.00)
21JUL09 CALL 1.00 O01APRIO 6.4500 0.5500 0.2450 {5,500.00) 2,460.00 (3,040.00) :
28JULO9 cALL 1.00 O!APR10 6.2000 0.5400 0.3090 {5,400.00) 3,050.00 (2,310.00) ;
042UG09 CALL 1.00 OIAPR10 6.6500 0.5700 0.2040 {5,700.00) 2,040.00 (3, 660.00) :
18AUG09 CALL 1.00 OAPR10 6.1800 0.5400 0,3087 {5,400.00) 3,087.00 (2,313.00)
25AUG09 CALL 1.00 O0lAPR1O 6.1500 0.5400 0.3230 (5, 400.00) 3,230.00 (2,170.00)
01SEPOY CALL 1.00 OlAPR10 5.8500 0.5000 0.4190 {5,000.00} 4,190,00 (810.00)
08SEPOS CALL 1.00 OlAPRLO 5.7000 0.5000 0.4755 {5,000,00) 4,755.00 1245.00)
22SEP09 CALL 1.00 O01APRIO 6.0000 0.5500 0.3683 {5,500.00} 3,683.00 {1,817.00)
29SEPO9 CALL 1.00 O1APRIO - 6.3600 0.5800 . 0.2696 (5,800.00} 2,696.00 (3,104.00)
080CT09 CALL 1.00 01APR10 6.4000 0.5800 0.2580 {5,800,00) 2,580.00 (3,220.00)
130CT09 CALL 1.00 OlAPR1G 6.1500 0.5800 0.3230 (5,800.00) 3,230.00 {2,570.00)
270CT09 CALL 1.00 OlAPR10 5.8500 0.5450 0.4190 (5,450.00) 4,190.00 {1,260.00)
03NOV09 CALL 1.00 QLAPR10 §.5500 0.5000 0.5380 (5,000,00) 5,380,00 380.00
10NOVOS CALL 1.00 O0lAPR10 5.2500 0.4850 0.6840 (4, 850,00} €,840.00 2,190.00
1TNOVOS CALL 1.00 O01APR10 5.3500 0.5200 . 0.6320 (5,100.00) "6,320.00 1,220.00
01DECO9 cALL 1.00 01APRLIO 5.1000 0.5000 0.7670 {5,000.00) 7,670.00 2,670.00 :
08DECOS CALL 1.00 O0APRIQ 5.5000 0.5150 0.5500 {5,150.00) 5,600.00 450.00 i
15DECOS CALL 1.00 O1APRLO 5.8500 0.5400 0.4190 (5,400.00} 4,190.00 (1,210.00) :
22DRC09 caLL 1.00 OLAPR1O 5.8000 0.5700 0.4372 {5,700.00) 4,372.00 (1,328.00) .
31.70 *01APR10 (173,160.00) 107,120.50 (66,039.50)
0SMAY09 CALL 1.060 OIMAY10 §.5200 0.5600 0.2677 (5,600.00} 2,677.00 (2,923,00)
19MAY09 CALL 1.00 01MAY10 §.9000 0.5800 0.2080 (5,800.00) 2,080.00 (3,720.00)
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02JUNG9 CALL 1.00 OlMAY10 . 7.0500 0.8000 0.1833 {6,000.00] 1,833.00 (4,167,.00)"
15JUNOS CALL 1.00 O1MAY10 7.1000 0.6200 0.1780 {6,200.00) 1,760.00 {4,440.00) i
30JUN02 CALL 1.00 QIMAYL0 6.6500 0.5700 0.2569 (5,700.00) 2,569,00 {3,131.00)
07.JULO9 CALL 1.00 OIMAYIC 6.4000 0.5300 0.3150 ’ {5,300,00) 3,150.00 {2,150.00)
14JUL09 CALL 1.00 OIMAY10 6,3500 0.5300 0.3280 (5,300.00) 3,280.00 {2,020.00)
28JULOS CALL 1.00 D01MAY10 6.3500 0.5400 0.3280 (5,400.00) 3,280.00 {2,120.00) . ‘
11A0G09 CALL 1.00 OIMAY1O ’ 6.4500 0.5700 0.3028 {5,700,00) 3, 028.00 (2,672.00} :
25AUGO9 CALL 1.00 OIMAY10 6.3000 0.5500 0.3418 . * {5,500.00) - 3,418.00 {2,082.00)
08SEPOS - CALL 1,00 OIMAY10 5.9000 0.5000 0.4678 {5,000.00) 4,678.00 (322.00) i
15SEP09 CALL 1.00 01Mavio 6.3500 a.5300 0.3280 (5,300.00) .3,280.00 (2,020.00} :
225EPQ9 CALL 1.00 O01MAY10 6,1500 0.5500 0.3851 " (5,500.00) 3,851.00 {1, 649.00) i
060CT09 CALL - 1.00 O01MAYLO §.5000 0.5900 0.2910 (5,900.00) 2,910.00 {2,9%0.00)
200CT09 CALL 1.00 01MAY1OD 6.6000 0.5950 0.2680 15,950.00) 2,680.00 " (3,270.00)
o3NOVO9 - CALL 1.00 0IMAY10 5,7000 0.5200 0.5440 {5,200.00} 5,440.00 240.00
17Nova9 CALL 1.00 D0IMAY10 5.5000 0.5200 0.86300 {5,200.00) §,300.00 1,100.00
24N0V09 CALL 1.00 QIMAY1D 5.3500 0.4900 0.7010 {4,500.00) 7,010.00 2,110.00
Q1DEC0S CALL 1.00 O1MAY1Q 5.3500 0.5000 a.7010 {5,000.00) 7,010.00 2,010.00
15DECOS CALL 1.00 O1MAY10 . §.0000 0.5500 0.4330 (5,500.00) 4,330.00 (1,170.00)
29DEC09 CALL 1.00 OIMAY10 §.0500 0.5800 0.4170 (5,800,00) 4,170.00 (1,630.00)
. H
21.00 *01MAY10 (115,750.00) 78,734.00 (37,016.00) i
02JUNOS CALL 1.00 01JUN1C 7.2200 0.8100 0.1957 (6,100.00) 1,957.00 {4,143.00)
16JUNOS CALL 1,00 Q01JUN10O 7.2500 0.6400 0.1880 {6,400.00} 1,880.00 {4,520.00Q)
30JUNOS CALL 1.00 01JuN10 5.8000 0.5800 0.2485 {5,800.00) 2,685.00 (3,115.00)
14JUL09 CALL 1.0 01JUN10 6.5500 0.5400 0.3260 {5,400.00) 3,260.00 {2,140.00)
28JULOS CALL 1.00 O1JUN1O 6.6000 0.5450 Q0.3130 {5,450.00) 3,130,00 (2,320.00)
11AUGOS CALL 1.00 O01JUN1gQ 5.6500 0.5700 0.3020 {5,700.00) 3,020.00 {2,680.00) :
08SEP09 CALL 1.0¢ O01JUN10 6.1000 0.5100 0.4556 (5,100.00) 4,556.00 {544.00)
22S8EP09 CALL 1.00 O01JUN10 §.3000 0.5800 0.3931 {5,600.00) 3,931.00 {1,5669.00)
060CTAO3 CALL 1.00 O0LJUN1O 6.7000 0.53500 0.2900 (5,900.00) 2,800.00 {3,000.00}
200CTOS CALL 1.00 01JUN1O 6.7500 0.6100 0.2730 (6,100.00) 2,790.00 (3,310.00)
03Novos CALL 1,00 01JUN1O 5.9000 0.5200 0.5260 (5,200.00) 5,260.00 60.00 H
17NOV09 CALL 1.00 01JUN1O $.7000 0.5300 0.6060 {5,300.00} 6,060.00 760.00
01DEC09 CALL 1.00 01JON10 5,5500 0.5000 0.8720 {5,000.00) 6,720.00 1,720,00
29DECO09 CALL : 1.00 OlJUNLD 6.1500 0.6000 0.43%0 {6,000.00) 4,390.00 {1,610.00) .
14.00 *01JUN1Q (79,050.00) 52,539.00 {26,511.00) )
30JUNOS CALL 1.00 01JUL10 7.0000 0.5900 0.3096 {5,900.00) 3,096.00 {2,804.00) i
07JULOS CALL 1.00 01JUL10 $.7000 0.5600 0.3780 (5,600.00) 3,780.00 (1,820.00} ‘
1400LOS CALL 1.00 01JUL10O 6.8000 0.5500 0.3535 (5,500.00) 3,535.00 (1,965,00)
28JULOS CALL 1,00 0lJUL10 6.8500 0.5600 0.3420 {5,600.00) 3,420.00 (2,180.00) H
11AUGO9 CALL "1.00- c1JULl1O 6.9500 0.5800 0.3308 (5,800.00) 3,308.00 (2,492.00) ;
25AUG09 CALL 1.00 01JUL1O €.8000 0.5600 0.3535 {5,600.00) 3,535,00 (2,065,.00)
08SEPO9 CALL 1.00 0lJuLlo 6.4000 0.5200 6.45%0 {5,200.00) 4,590.00 (610.00)
22SEP09 CALL 1.00 01JULl0 6.6500 0.5700 0.3901 {5,700.00) 3,901.00 (1,793.00) ’
060CT09 CALL 1.00 01lJULiO 6.9000 @.6000 0.3310 {6,000.00} 3,310.00 (2,630.00)
200cTe9 CALL 1,00 01JuUL10 6.2000 0.6200 0.3310 {6,200.00) 3,310.00 {2,890.0Q0) :
03NOVO9 CALL 1.00 01JULLO 6.1500 0.5400 0.5380 {5,400.00) 5,380.00 (20.00)
17NOV09 CALL 1.00 01JUL10 5.9000 0.5400 9.6290 {5,400.00) §,290.00 890.00 ‘
01DECO9 CALL " 1.900 01JUL10 5.8000 . 0.5100 0.6690 (5,100.00) 6,690.00 1,590.00
15DECOS CALL 1.00 0LJULLG 6.4000 0.5700 0.4590 (5,700.00) 4,590.00 {1,110.00) H
22DEC03 CALL 1.00 01JUL10 $.3700 0.5800 0.4738 {5,800.00) 4,738.00 {1,062,00) H
29DECOS CALL 1.00 01JuLlo 6.5000 0.5850 0.4300 (5,850.00) 4,300.00 {1,350.00) . H
16.00 *0LJUL1O . . {90,150,00} 67,773.00 (22,377.00)
04AUGQY9 CALL 1.00 O0lAUG10 7.5500 0.6000 0.2800 {6,000.00) 2,800.00 (3,200.00)
11AUGO9 CALL 1.00 O01AUG10 7.2500 0.5900 0.3345 (5,900,00) 3,345.00 (2,555.00)
18AUGO9 | CALL 1.00 0lAUGlO 7.1500 0.5700 0.3550 {5,700.00) 3,550.00 (2,150,00}
01SEP09Y CALL 1.00 Ol1AUGLO 6.7500 0.5500 0.4490 {5,500.00) 4,490.00 (1,016.00)
15SEP0O9 CALL 1.00 O01AUGLO 7.1000 0,5600 . 0.3560 {5,600.00) 3,660.00 (1,940.00)
29SEP09 CALL 1.00 0lAUGLO 7.1500 0.6000 0.3550 (6,000.00) 3,550.00 (2,450.00) :
130CT09 CALL 1.00.- 01AUGLO 6.9500 0.5%00 0.3930 {5,900.00) 3,990.00 (1,910.00}
270CT0% CALL 1.00 O01AUGLO 6.6500 0.5800 0.4750 (5,800.00) - 4,750,00 (1,050.00)
10NOVOS CALL 1.00 01AUGLO 6.1000 0.5100 0.6500 {5,100,00) 6,500.00 1,400.00
24NOV09 CALL 1.00 O01ARUGl0 6.0000 0.5150 0.6870 {5,150.00) §,870.00 1,720,000

08DEC09 CALL 1.00 01aUGl0 6.5500 0.5300 0.5030 {5,300.00) 5,030.00 (270.00)
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22DECO09 CALL 1.00 O01AUG1O 6. 6800 0.5800 0.4615 {5,800.00) 4,615.00 {1,185.00}
12,00 *C1AUG10 (67,750.00) 53,150.00 (14,600.00)
01SEPQ9 CALL 1.00 O01SEPLO 7.1500 0.5500 0.4190 (5,560.00) 4,190.00 {1,310.00}
15SEP0S CALL 1.00 01sEP1Q 7.4500 0.5800 0.3360 15,800.00) 3,560.00 {2,240.00)
29SEP09 CALL 1.00 O1SEP10 7.3800 © 0.6200 0.3638 {&,200.00) 3,658.00 {2,542.00)
130€T0% CALL 1.00 O01SEP10 7.2000 0.6000 0.4080 (6,000.00} 4,080.00 (1,920.00
270CT0S CALL 1.00 O01SEP10 6.9500 0.5800 0.4660 (5,800.00} 4,660.00 (1,140.00)
10NOVOS CALL 1.00 01SEP10 6.3500 0.5300 0.63%0 {5,300.00) 6,390.00 1,0%0.00
24N0V08 CALL . 1.00 O1SEP10 6.3000 0.5250 0.6560 {5,250.00) 6,560.00 1,310.00
08DECO9 CALL 1.00 OlSEP10 6.8500 0.5400 0.4520 (5,400,00) 4,920.00 {480.00)
22DEC09 CALL 1.00 O1SEP10 . €.9800 0.5900 0.4537 {5,900.00) ~4,537.00 {1,363.00)
29DECO9 CALL 1.00 O1sEP1C . 7.0000 0.5950 0.4540 (5,950.00) 4,540.00 (1,410.00
10.00 *O1SEP10 (57,100.00) 47,095.00 {10,005,00)
29SEP09 CALL 1.00 O0l0CT10 7.9400 0,6200 0.3779 (8,200,00) 3,779.00 (2,421.00}
130CT09 CALL 1.00 010CTIO 7.6000 0.6250 0.443¢0 (6,250.00} 4,430.00 (1,820.00)
200CT09 CALL 1.00 010CT10 7.8500 0.6600 8.3960 (6,600.00} 3,960.00 {2,640.00)
270CT09 CALL 1.00 01OCT10 7.4000 0.6100 0.4850 {6,100,00) 4,850.00 {1,250.00)
10NOV09 CALL 1.00 . D1OCT10 6.8000 0.5400 0.6360 {5,400.00) §,360,00 960.00
24NOV0S CALL 1.00 010CT10 ' §.7500 0.5400 0.6500 {5,400.00) 6,500.00 1,100.00
08DECO9 CALL 1.00 0lOCTiO 7.5500 0.5500 0.4530 (5,500.00) 4,530.00 (970.00}
22DECO9 CALL 1.00 010CT10 7.5700 0.5900 0.4528 (5,900.00) 4,528.00 (1,372.00)
8.00 *01CCT10 {47,350.00) 38,937.00 {8,413.00)
03NOVO0 3 CALL 1.00 01NQV1O0 7.4000 0.6150 0.5590 (6,150.00) 5,690.00 {460.00)
17N0V09 CALL 1.00 0lNOV1Q 7.2000 0.6000 0.6240 (8,000.00} 6,240.00 240.00
24NOV09 CALL 1.00 0OLNOV1O 7.1000 0.5800 0.6530 (5,800.00} 6,530.00 .730.00
01DEC03 CALL 1.00 OINOV1O 7.1500 0.5900 0.6380 {5,900.00) 6,380.00 480.00
08DEC0E9 CALL 1.00 oO1NOViO 7.8000 0.6000 0.4720 {6,000.00) 4,720.00 (1,280.00)
15DEC09 CALL 1.00 OlNOVIO 7.8000 0.8250 0.4720 (6,250.00) 4,720.00 {1,530.00)
29DECOY CALL 1.00 01NOVLO 7.6500 0.6500 0.5070 (6,500.00) 5,070.00 {1,430.00)
7.00 *QlNOV1O (42, 600.00} 39,350.00 (3,250.00)
OLDECOQ CALL - 1.00 OlDECLIO 7.5000 0.6400 0.6540 (6,400.00) 6,540.00 140.00
08DECO3 CALL 1,00 OlDECLO 8.1000 0.8400 0.5060 {&,400.00}) 5,060,00 {1,340.00)
15DECO9 CALL 1.00 01DEC10 8.0500 0.6550 0.5170 (6,550.00} 5,170.00 (1,380,00)
22DEC09 CALL 2.00 O1DECLO 7.9500 0,6600 0,5408 (13,200.00} 10,816.00 {(2,384.00)
29DECD9 CALL 1.00 01DEC10 7.8500 0,6800 0.5830 (5,800.00) 5,630.00 {1,170.00}
6.00 *O1DEC10 {39,350.00) 33,216.00 (6,134.00)
29DECO9 CALL 1.00 01JAN1L 8.1500 0.6950 0.5320 (6,950.00) 5,920,00 (1,030.00)
1.00 *01JAN11 (6,950.00} 5,920.00 {1,030.00)

(2,393,162.40}

1,134,360.70

(1,258,801.70}




